
FIG. 1 



WAfTFOK 
EVENT 



1/-200 



RECEIVED \ nt 
REQUEST FOR BUY >-^W 
ORDER? 




204 



TRANSMIT 
DATA TO 
CLIENT 



208 



PLACE ORDER 
IN QUEUE 



212 



PLACE ORDER 
IN QUEUE 



216 



EXECUTE 
PRICING/TRADING 
PROGRAM 



220 



EXECUTE 
DISCOUNT RATE 
PROGRAM 



224 



EXECUTE 
LISTING 
PROGRAM 



FIG. 2 



RETRIEVE BUT 
AND SELL ORDERS 
FROM QUEUE 



I 



HATCH BUT AND 
SELL ORDERS 



302 



EXECUTE GENERATE 
MARKET PRICE 
PROGRAM 



r 



304 




FIG. 3 



MEASURE 
IMBALANCE 
BETWEEN BUY AND 
SELL 



I 



,-400 



DETERMINE 

PRICE 
MOVEMENT 



I 



EXECUTE VIRTUAL 
SPECIALIST 
PROGRAM 



I 



r 



EXECUTE STOP 
TRADE PROGRAM 



I 



r 



404 



406 



SET MARKET PRICES 



FIG. 4 



y-408 



^/X. SOI 
HOVEMENT v 


>™ 


4 






GENE1ATE BUT AMD 
SELL ORDERS 


y-502 


l 




GENERATE HHED 
BUY AND SELL 
ORDERS 




FIG. 5 


DETERMINE 

PUCE 
MOVEMENT 


,-600 


1 


DETERMINE PRKE 
MOVEMENT fOR 
TODAY 





506 




YES 


REMOVE BUY AND 
SELL ORDERS 
FROM QUEUE 


> » 




1 


r 




ISSUE STOP 




TRADE 




COMMAND 



606 



r 



60S 



FIG. 6 




< 

CO 

CD 



0 

CO 

Q 

O 
o 

73 



/ 



3 



8 
2 



let: 



<D 

E 
o 



to 



t 



"E I 1-3 



§ 

0 



1 F 



4 



E 
o 



3 



o 

3 

cd 

o 

■■a 
ti 

c/a 
bo 

2 

if 

ll 



M 1 



° c3 

"•§ a 
I 2 

o > 

a. | 

Si 

=s ° 

o -a 

§ 2 

a* 

D 

O 



I - 

o 

£ s 

c o 

•5b ^ 

.2 2 

a ft 

° 3 O 



i 

-2 



ait 



4iS 



4J ! 



0« 



m 



o — 



8* 

to o 

5o 
8 a: 



■ v 

ill 2 

Oo 

£ • 

OS 



is 



coo 
oo 



<oco 



tn£= 



a. 

I 
□ 



GL 

i 



8 

o 



i 

W 



CD 

GO 

CD 



& 



Q 

5* 
g; 

CD 

o 

o 

"9 



5_ 

Allow administrator 
to enter estimated 
gross box office 
receipts (EGBO) 
for movie 



1202 



1204 



1205 



1206 



FIG. 12 



Allow administrator 
to outer number of 

initial shares 
offered (NIS) lor 
— * movie 



Allow administrator 
to enterstage of 



T. 



Calculate raw 
initial share price 
[RIS = EGBO/NIS) 




1210 



Security price (SP) 
s RIS * concept 



Security price (SP) 
= RIS* 
development 



Security price (SP) 
RIS • production 



Security price (SP) 
= RIS * wrap factor 





Security price (SP) 


> ► 


k RIS 



CD 



Q 

g; 

CD 

O 

o 

13 



o 



f Scan trade > 

queue for 
each trade order 

from users 
(conduct sweep) 



Retrieve net 
movement 
(NUB) lor 



database 



Determine net 
trade movement 

(NTH) for trade (If 
buy order, then 
HTM s positive 
trade quantity of 
buy order, if sell 

order then NTM = 
negative trade 
quantity for sell 

— order) 



Calculate new net 
movement 
balance (NMB 
(new) = NMB (old) 
♦ NTM) 



I 



Retrieve negative 

security price 
threshold (NSPT) 

and positive 
• security price 
threshold (PSPT) 
from database 



Retrieve security 
price increment 
(SPI) 



1314 




Yes-** 



1316 



1318 



VnMB < NSPT? >~ Ye8 * 









Calculate new 




Calculate and 


security price (SP 




store new NMB to 


(new) = SPI ♦ SP 




database (NMB = 


(oW)) 




NM8(oid) - PSPT) 








Calculate new 




Calculate and 


security price (SP 




store new NMB to 


(new) & SP (old) - 




database (NMB « 


SPI) 




NMB(old) - NSPT) 



1326 



No 
_*_ 



Store SP, update 
user holdings in 
database 



1330 





1 

1322 


1324 




Update price 




— 


change 


4 — _ 




tracking. 






history table 





1328 



Store NMB to 
database 



1332 



I 





Can security 
brake routine 






to keep. 






control of 






security price 






in bear or bull 






market 






(Fig. H) 





1 



1334 



£ 



Call security 
halt routine to 
halt security 

In out of 
control bear 
or bun market 
(Rff _) 



£ 




CO 



9. 

D 
CJ 

CD 

o 



Nsxt trade in 




FIG. 13 



Access price 
tracking history 
for security 
table 



FIG. 



Compile most recent 
total number of 
consecutive price 
increments (TCPI) or 
decrements (TCPD) for 
security 



Retrieve security brake 
threshold (SBT) for 
security from global 
constant table 



Retrieve security brake 

increment (SBI) for 
security global constant 
table 




Increase stock price 
threshold by SBI (SPT 
= SPT * SBI) and store 
— in database 



Decrease stock price 
threshold by SBI (SPT 
s SPT - SBI) and store 
in database 




FIG. 15 



Access price 
tracking history 
for security 
table 



_4 . 

Compile most recent 
total number of 
consecutive price 
increments (TCPI) or 
decrements (TCPO) for 
security from global 
constant table 

I 

Retrieve security halt 
threshold (SHT) for 
current security from 
global constant table 




Scan database for N 
each security 
administratively set for 
ghost trading 



FIG. 16 



1604 



Does ghost 
'trade timer for the current" 
security call for ghost 
trade? 



1606 



Yes 



For current ghost trade 
security, retrieve ghost 
buy probability (GBP) 
from global constant 
table 



NO 



1608 



Generate random trade 
constant (RTC) 



1610 



Retrieve ghost stock 
buy/sell quantity (GBQ) 
from global constant 
table 




1614 



Yes* 



A- 



Place buy order for 
GBQ amount 



1616 



Place sell order for 
GBQ amount 



(0 

O 
CD 

o 

O 
T 



Next security set for 
ghost trading 





Login user: 
validate liter 10 / 
1 702 I password 
information 



E 





Oisplay fist of 
securities in 


1704 _ 


database 



1706 



I 



to 

MghOgMan 
securities lor 
which trading 
information is 
desired 



1708 _ 



iser to 
type of 
information to 
view/download for 
the selected 
securities 



Query database 
for requested 
1710 information 



i 



Compile display 
data for query 



1712 results 



i 



Display, test, 
graphs, trend 
lines, etc. for 

1714 requested 

information 



1716. 



i 



Allow user to 
choose download 
query results 



FIG. 17 



Allow user to 



format (e.g. ASCII, 
xbase. dbf, etc) . 



i 



Allow user to 
chose download 
location 



i 



1718 



1720 



Translate data and 
store in temporary 



1722 



Transfer data from 
temporary folder to 
selected download 
location 



1724 




CD 

CO 



Compile time/ - 
transaction 
charges and 
display on screen 



1728 



Store bating 
information 



1730 




Q 

o 

O 

T3 



1732 



ADMINISTRATION HODUli 



GLOBAL EXCHANGE VARIABLES 




***YIRTUAL SPEC1AUST VOLATILITY ADJUSTERS 

StodPosffaeThresh: 

StodNegPriceThrah: 

BondPosPriceThrak 

BondNegPikeThredi: 

StodcPncelncr. 

BoadPrkdncn 

StockBrakeThresh: 

BofldBrakelhrcsh: 

StodcBnkdno: 

BondBrakelacr. 

StodTradeHahThresh: 

BondTradeHaltThresk 


MooeyHaricetRate 

GAME ENGINE CONTROL 

OnfefExednten 

TndngDaytater: 

Commnoobedoten 

SesstoaLeflgthtater. 

IflftiJCaskBabna: 

MumStaadii^sDispby: 


***GHOST TRADING PAMHEIERS 




GhostBuyProb: 

GhostNumOrden: 

GhostStodcBuyQty. 

GhostStodcSeBQty: 

GhostBoodBuyQtf. 

GlwsdkmdScflQty: 




GENERAL TRADING PARAMETERS (NOT SPECIFIC TO 
VIRTUAL SPECIALIST) 




BondTradeNod: 

StodcAmtOirts^ 

BoadAimOutstamfiog: 

NaxSecOwnPcraat 

mock i raocnin. 

BondfradeNin: 

StodcTradeMax: 

BondTradeMax: 




SyndiateMaxStoAThrtsh: 
SyndiateHuiStodTlvcsh: 
SyndkateHioBoodiliresh: 
SyndiatcKaxBondTbresh: 




ECONOMY WIDE PARAMETERS 




DiscountRate: 





FIG. 18 



